Interpolated Bonds

August 23, 2010

ISIN '"S:lg’r:‘:"t Coupon |Tenor| Maturity | Days| YRS | D. Vol (Mm) \'(';T; Traded Time Wi(ﬁve PDSI-F | PDSI-R1 | PDSI-R2
FXTN 1023 |PIBD10101236 | 14.6250] <IM| 9/1/2010] 8| 0.02 4.0254 | 4.0150 | 3.9800
RTB 05-04 PIID0510H043 | 10.6250] <iM| _ 9/8/2010] 15| 0.04 4.0508 | 4.0300 | 3.9600
FXTN 0560 |PIBD05101600 | 10.8750]  1M| 9/22/2010] 29| 0.08 41015 | 4.0600 | 3.9200
FXTN 0561 |PIBD0510L615 | 9.3750]  3M| 12/1/2010] 99| 0.27 41994 | 4.1423 | 4.1051
FXTN 1026 |PIBD1010L261 | _17.5000]  4M| 12/21/2010] 119] 0.33 40472 | 4.1918 | 4.1468
FXTN 0317 |PIBD0311A175|  5.3750] _5M| 1/17/2011] 146] 0.40 43116 | 4.0585 | 4.2032
FXTN 1027 |PIBD1011A278] 17.5000] _ 5M| 1/18/2011] 147] 0.40 43140 | 4.2610 | 4.0053
FXTN 07-35  |PIBD0711A354] 11.0000]  5M| 1/22/2011] 151] 0.41 43236 | 42709 | 4.2137
FXTN 0562 |PIBD0511C622]  8.5000] _7M| _ 3/3/2011] 191] 0.52]  58.583000] 4.3500 | 3:37:53 PM| 4.35056 | 4.4110 | 4.3571 | 4.2918
FXTN 07-36 __|PIBD0711D360| 12.0000] _8M| 4/15/2011] 234] 0.64 4.4701 | 4.3955 | 4.3522
FXTN 0563 |PIBD0511F638| 10.6250] TOM| 6/22/2011] 302] 0.83 45635 | 4.4562 | 44478
FXTN 07-37 __|PIBD0711G376] 12.0000] 11M| 7/22/2011] 332 0.91 4.6047 | 4.4830 | 4.4900
RTB 03-06 PIID0311G065 | 8.5000] 11M| 7/31/2011] 341] 0.93 0.020000] 4.7000 | 11:37:44 AM| 4.7000 | 4.6170 | 4.4911 | 4.5026
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 392] 1.07 4.7250 | 4.6051 | 4.6183
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 413 1.13 4.7732 | 4.65690 | 46703
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 421] 1.15 47916 | 4.6795 | 4.6902
RTB 05-05 PIID0511L054 | 5.8750] 1.5Y| 12/6/2011] 469] 1.8 4.9019 | 4.8026 | 4.8091
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y| 12/43/2011] 476 1.30 4.9180 | 4.8205 | 4.8265
FXTN 0318 |PIBD0312A182|  5.8750] 15Y|  1/8/2012] 502] 1.38 4.9777 | 4.8872 | 4.8909
SPTB10-02 __|SPTB1012A021] 14.0000] 1.5Y| 1/31/2012| 525 1.44 5.0306 | 4.9462 | 4.9479
FXTN 0565 |PIBD0512B658| _ 5.7500] 1.5Y| 2/21/2012] 546] 1.50 5.0788 | 5.0000 | 5.0000
FXTN 1029 |PIBD1012D291| 13.0000] _ 2Y| 4/25/2012] 610] 1.67 51205 | 5.0358 | 5.0358
FXTN 07-39 __|PIBD0712D395] 11.5000] _ 2Y| 4/28/2012] 613] 1.68 51246 | 5.0374 | 5.0374
RTB 05-06 PID0512H067 | 7.1250] _ 2Y| _ 8/1/2012] 708| 1.94 51894 | 5.0905 | 5.0905
FXTN 07-40 * |PIBD0712H408| 11.3750] _ 2Y| 8/18/2012] 725 1.99 5.2010 | 5.1000 | 5.1000
RTB 03-07 PIID03121070 5.0500] 25Y| 9/24/2012] 762] 2.09] _ 10.027700] 4.9000 | 2:32:55 PM| 51012 | 5.1914 | 5.0953 | 5.0906
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 785] 2.15 5.1854 | 5.0024 | 5.0848
FXTN 07-41 _|PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 816 2.04 51774 | 5.0885 | 5.0769
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y| _ 1/5/2013] 865] 2.37 5.1647 | 5.0822 | 5.0645
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y| 1/7/2013] 867 2.38 51642 | 5.0820 | 5.0640
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _3/3/2013] 922] 2.53] _ 10.000000] 51000 | 357:18 PM| 5.1000 | 5.1500 | 5.0750 | 5.0500
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 932] 2.55 5.1565 | 5.0783 | 5.0550
FXTN 10-31 __|PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 946] 2.59 5.1657 | 5.0830 | 5.0620
FXTN 1032 |PIBD1013E320| 11.7500]  3Y| 5/15/2013] 995] 2.73 51977 | 5.0993 | 5.0865
FXTN 07-44 _|PIBD0713F446 | 9.6250]  3Y| 6/29/2013] 1040] 2.85 50072 | 5.1143 | 5.1090
RTB 0507 * |PID0513G075 | 9.0000] _ 3Y| 7/31/2013] 1072] 2.94 5.0481 | 5.1250 | 5.1250
FXTN 10-33 __|PIBD1013J337 | _11.0000] 35Y| 10/9/2013] 1142 3.13 5.0458 | 5.1340 | 5.1345
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y| 11/2/2013] 1166] 3.19 5.0451 | 51371 | 51377
FXTN 0567 |PIBD0514A673|  6.2500] 3.5Y| 1/27/2014] 1252] 3.43| 5,325.000000] 51500 | 3:41:22 PM| 5.1493 | 5.2423 | 5.1482 | 5.1493
FXTN 1034 |PIBD1014C341| 12.3750] _ 4Y| 3/25/2014] 1309] 359 53770 | 52837 | 5.2845
FXTN 10-35 * |PIBD1014G356] 12.7500] _ 4Y| 7/15/2014] 1421] 3.89 5.6415 | 55500 | 5.5500
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1492] .09 5.500000] 5.4800 | 3:26:01 PM| 55307 | 5.6821 | 55988 | 5.5988
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y] 10/4/2014] 1502] 4.12]  50.000000] 5.5500 | 4:14:31 PM| 55500 | 5.6878 | 56057 | 5.6057




Interpolated Bonds

August 23, 2010

ISIN '"S:lg’r:‘:"t Coupon |Tenor| Maturity | Days| YRS | D. Vol (Mm) \'(';T; Traded Time Wi(ﬁve PDSI-F | PDSI-R1 | PDSI-R2
SPTB 10-03 _ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1512 4.4 5.6935 | 56126 | 56126
FXTN 10-36 _ |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1645 4.51 5.7695 | 5.7040 | 5.7040
FXTN 0568 |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1723] .72 5.8140 | 5.7576 | 5.7576
FXTN 07-47 _ |PIBDO0715E477|  8.3750]  5Y| 5/22/2015] 1732] 4.75 58192 | 5.7638 | 5.7638
RTB 0509 * |PID0515H097 | 5.8750]  5Y| 8/19/2015] 1821] .99 5.085000] 5.5500 | 31154 PM| 55976 | 5.8700 | 5.8250 | 5.8250
FXTN 10-37 __|PIBD1015H370] 11.8750] 5.5Y| 8/25/2015] 1827 5.01 5.8670 | 5.8213 | 5.8196
FXTN 10-38 __|PIBD1015L384 | 10.1250] 5.5Y] 12/15/2015] 1939] 5.31 5.8105 | 5.7517 | 5.7187
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 1967] 5.39 57964 | 5.7343 | 5.6935
FXTN 0748 |PIBD0716A488| _ 7.0000] 55Y| 1/27/2016] 1982] 5.43 2.455000] 57250 | 22029 PM| 5.7250 | 5.7888 | 5.7250 | 5.6800
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2045] 5.60 5.8170 | 5.7464 | 5.7079
FXTN10-41 __|PIBD1016D416] _ 7.0000] __ 6Y| 4/27/2016] 2073 5.68 5.8295 | 5.7559 | 5.7202
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2203| 6.04] 2,950.000000] 5.7800 | 2:1520 PM| 5.7777 | 5.8877 | 5.8000 | 5.7777
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2223] 6.09 5.0321 | 5.8397 | 5.7966
FXTN 1043 |PIBD1016K436 | 6.2500] 6.5Y| 11/16/2016] 2276 6.04 6.0497 | 5.9448 | 5.8465
FXTN 0740 |PIBD0717C493|  7.0000] _ 7Y| 3/31/2017] 2411] 6.61] 500.000000] 6.0250 | 4:00:28 PM| 6.0200 | 6.3493 | 6.2125 | 5.9736
FXTN 20-01 _ |PIBD2017D011| 14.3750]  7Y| 4/24/2017| 2435 6.67 6.4026 | 6.2601 | 5.9962
RTB 07-02 PIID0717H026 | 6.6250]  7Y| 8[9/2017] 2562] 6.99] 262.426000] 6.2850 | 41426 PM| 6.2821 | 6.6623 | 6.4921 | 6.1064
FXTN 10-44 * |PIBD1017H447|  7.7500]  7Y| 8/23/2017| 2556] 7.00 6.6712 | 6.5000 | 6.1102
FXTN 10-45  |PIBD1018A451|  5.8750] 7.5Y| 1/31/2018] 2717] 7.44 1300000] 6.1500 | 2:40:15 PM| 6.1500 | 6.7534 | 6.5958 | 6.2496
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 3010] 8.25 6.9030 | 6.7702 | 6.5033
FXTN 10-48 __ |PIBD1019B485|  7.8750] 8.5Y| 2/19/2019] 3101] 8.50 1500000 7.2500 | 11:23:04 AM| 7.2500 | 6.9495 | 6.8244 | 6.5821
FXTN 1050 |PIBD1020B508 | 7.7500] 9.5Y| 2/18/2020] 3465 9.49 9.000000] 6.8300 | 10:22:24 AM| 6.8300 | 7.1354 | 7.0411 | 6.8972
RTB 10-01 * |PIIDT020H015 | 7.2500] _10Y| 8/19/2020] 3648| 9.99] 129.105300] 7.0450 | 3:58:45 PM| 7.0556 | 7.2288 | 7.1500 | 7.0556
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4220] 11.56 74288 | 7.3430 | 7.2333
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022] 4437] 12.16 7.5047 | 7.4163 | 7.3006
FXTN 20-04 _ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4563] 12.50 75488 | 7.4588 | 7.3398
FXTN 20-05 _|PIBD2023E054| 11.8750] 13Y| 5/20/2023] 4661] 12.77] _180.000000] 7.6000 | 4:04:54 PM| 7.6000 | 7.5830 | 7.4919 | 7.3702
FXTN 20-06  |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4808] 13.17 76344 | 7.5415 | 7.4158
FXTN 20-07 __|PIBD2024F075| 12.3750] 14Y|  6/3/2024] 5032] 13.79 7.7128 | 7.6171 | 7.4854
FXTN 20-08 _ |PIBD2024H086| 12.8750] 14Y| _ 8/5/2024] 5095] 13.96 7.7348 | 7.6383 | 7.5050
FXTN 20-09 _|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5193] 14.23 7.7691 | 7.6714 | 7.5354
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5347] 14.65 78009 | 7.7234 | 7.5832
FXTN 20-11 _|PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5536] 15.17 7.8890 | 7.7871 | 7.6419
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5576] 15.08 7.0030 | 7.8006 | 7.6543
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5627] 15.42 7.0208 | 7.8178 | 7.6701
FXTN 2013 |PIBD2026L139 | 8.0000] 17Y| 12/7/2026] 5949] 16.30 8.0334 | 7.9265 | 7.7701
FXTN 20-14 _|PIBD20271140 | 8.6250] 18Y| _ 9/6/2027] 6222] 17.05]  20.548000] 8.0100 | 3:39:26 PM| 8.0100 | 8.1288 | 8.0186 | 7.8549
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6677] 18.29 8.0879 | 8.1722 | 7.9962
FXTN 20-16 _|PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7216] 19.77] 234.540000] 8.1500 | 3:29:51 PM| 8.1828 | 8.4764 | 8.3541 | 8.1635
FXTN 25-02 * |PIBD2530G029| 12.5000] 20Y| 7/28/2030] 7278] 19.94 84981 | 8.3750 | 8.1828
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y| 1/26/2031] 7460] 20.44 8.5548 | 8.4333 | 8.2635
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7712] 21.13 8.6333 | 85140 | 83752
FXTN 25:056  |PIBD2532K057 | 8.5000] 23Y| 11/29/2032] 8133| 22.28] _492.000000] 8.3055 | 4.04:18 PM| 8.3380 | 8.7646 | 8.6489 | 8.5619
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ISIN '“S:lg’r:‘:“t Coupon |Tenor| Maturity | Days| YRS | D. Vol (Mm) \'(';T; Traded Time W;”‘:I"e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 25-06 * |PIBD2534K062|  9.2500] 25Y| 11/5/2034| 8839 24.02 8.0846 | 8.8750 | 8.8750




